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Kenneth R. Jackson
Vice President
Regulatory Matters

t scE&G ey kiackson@scana.com
®

A SCANA COMPANY

April 10, 2008

Mr. Charles L. A. Terreni

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
Post Office Box 11263

Columbia, SC 29211

Dear Messrs. Terreni and Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for March, 2008.

If you have any questions concerning this report, please do not hesitate to call.
Sincerely,
: a0
/;—qm '}L,‘}M
Kenneth R. Jackson

KRJ/ckw
cc: Scott Elliott, Esq.
Encs.
Risk Management Program Adjustments

SCE&G Results
SCE&G Outstanding Positions

SCE&G | Columbia, South Corolina « 29218 « www.sceg.com
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Page: 1 E&GLASTMONTH

08APRO8 13:20
ZAI*NET Version 602. Bui.d: 4599CC Database: Zainet_Merant_Prod

a/o 31MAROS

SCE&G March 2008 Results

Mark to Market

Trade Date PUT/CALL Contracts Month Strike Price Trade Price Market Price Total Cost Current Value

S=======sT== SSSSSSS  SISSSSSSSTSF SSSSSSSSS=E ZSS=SSSS=Sss O Ssszsascoomasszss= —szos

Trade Type: FIXED SWAF

03NOVO06

19.50 01MAROS 0.00 8.830 8.930 (1,721,850.00) 1,741,350.00 19,500.00
03NOV06 19.00 01MAROS 0.00 9.1%0 8.930 (1,746,100.00) 1,696,700.00 (49,400.00
07NOVO6 0.70 O1MAROS 0.00 8.760 8.930 (61,320.00) 62,510.00 1,190.00
14NOVO06 0.90 01MAROS 0.00 8.790 8.930 (79,110.00) 80,370.00 1,260.00
15NOV06 1.40 01MAROS8 0.00 8.545 8.930 {119,630.00) 125,020.00 5,390.00
21NOVO06 0.90 01MAROS 0.00 8.940 8.930 (80,460.00) 80,370.00 (90.00
21NOVO06 5.60 01MAROS 0.00 8.78%5 8.930 (491,960.00) 500,080.00 8,120.00
28NOVO06 7.50 01MAROB 0.00 8.410 8.930 (630,750.00) 669,750.00 39,000.00
28NOV06 0.30 01MAROS 0.00 8.735 8.930 (78,615.00) 80,370.00 1,755.00
29NOVO06 0.70 01MAROSB 0.00 9.460 8.930 (66,220.00) 62,510.00 {3,710.00)
05DECO06 0.50 01MAROS 0.00 8.730 . B8.930 (78,570.00) 80,370.00 1,800.00
12ZDECO06 0.50 01MAROS 0.00 8.915 8.930 (80,235.00) 80,370.00 135.00
19DECO06 0.%0 01MAROS 0.00 8.565 8.930 {77,085.00) 80,370.00 3,285.00
27DEC06 0.90 01MAROS8 0.00 8.215 8.930 (73,935.00) 80,370.00 6,435.00
03JANO7 1.00 01MAROS 0.00 8.215 8.930 (82,150.00) 89,300.00 7,150.00
09JANO7 0.%0 01MAROS 0.00 8.410 8.93¢0 (75,690.00) 80,370.00 4,680.00
16JANO7 0.90 01MAROS8 0.00 8.145 8.930 (73,305.00) 80,370.00 7,065.00
23JANO7 0.90 01MAROS8 0.00 8.215 8.930 (73,935.00) 80,370.00 6,435.00
30JANO7 0.90 01MARO8 0.00 8.625 8.930 (77,625.00) 80,370.00 2,745.00
O6FEBO7 0.90 01MARO8 0.00 9.010 8.930 (81,090.00) 80,370.00 ’ (720.00)
13FEBO7 0.90 01MAROS8 0.00 9.225 8.930 (83,025.00) 80,370.00 (2,655.00)
20FEB07 0.90 01MAROS 0.00 9.167 8.930 (82,503.00) 80,370.00 (2,133.00
27FEBO7 0.20 01MAROS 0.00 9.353 8.930 (84,173.40) 80,370.00 (3,803.40)
O0EMARO? 1.00 01MAROS 0.00 9.190 8.930 (91,900.00) 89,300.00 (2,600.00)
13MARO7 0.90 01MARO8 0.00 7.562 8.930 (68,053.50) 80,370.00 12,316.50
20MARO7 0.90 01MAROS8 0.00 7.574 8.930 {68,168.70) 80,370.00 12,201.30
27MARO? 0.90 01MAROS 0.00 9.408 8.930 (84,672.00) 80,370.00 (4,302.00)
03APRO7 0.30 01MAROSB 0.00 9.509 8.930 {85,581.00) 80,370.00 (5,211.00)
10APRO7 0.90 01MAROS 0.00 9.740 8.930 (87,660.00) 80,370.00 (7,290.00)
17APRO7 0.%0 01MAROS 0.00 9.490 8.930 (85,410.00) 80,370.00 (5,040.00)
24APRO7 0.90 01MARO8 0.00 9.613 8.930 (86,517.00) 80,370.00 (6,147.00)
01MAYO07 0.30 01MARO8 0.00 9.681 8.930 (87,129.00) 80,370.00 (6,759.00)
08MAYO07 1.00 01MARO8 0.00 9.593 8.930 {95,925.00) 89,300.00 {6,625.00)
15MAY07 0.90 01MAROS 0.00 9.260 8.930 (83,340.00) 80,370.00 {2,970.00)
22MAY07 0.20 01MAROS 0.00 9.809 8.930 (88,281.00) 80,370.00 {7,911.00)
29MAYQ7 0.90 01MAROS 0.00 9.591 8.930 (86,316.30) 80,370.00 {5,946.30)
05JUNC7 0.90 01MAROS 0.00 9.910 8.930 (89,190.00) 80,370.00 (8,820.00)
12JUNO7 0.90 01MAROS8 0.00 9.701 8.930 (87,309.00) 80,370.00 (6,939.00)
19JUNC7 0.90 01MAROB 0.00 9.719 8.930 (87,471.00) 80,370.00 {(7,101.00
26JUNO7 0.90 01MAROS 0.00 9.464 8.930 (85,171.50) 80,370.00 (4,801.50
03JULQO7 0.90 01MAROS8 0.00 8.915 8.930 (80,232.30) 80,370.00 137.70
10JULO7 1.00 01MAROS 0.00 9.427 8.930 (94,267.00) 89,300.00 (4,967.00
17JULC7 0.90 01MAROS 0.00 8.408 8.930 (75,672.00) 80,370.00 4,698.00
24JULO? 0.90 01MAR(8 0.00 8.369 8.930 (75,323.70) 80,370.00 5,046.30
31JULO7 0.90 01MAROS8 0.00 8.634 8.930 (77,706.00) 80,370.00 2,664.00
07AUGO7 0.90 01MARO8 0.00 8.390 8.930 (75,510.00) 80,370.00 4,860.00
14AUGO7 0.90 01MAROS 0.00 8.804 8.930 (79,233.30) 80,370.00 1,136.70
21AUGO7 0.90 01MAROB 0.00 8.066 8.930 (72,589.50) 80,370.00 7,780.50
2BAUGO7? 0.90 01MAROS 0.00 7.844 8.930 (70,598.70) 80,370.00 9,771.30
04SEPO7 1.00 01MAROS 0.00 7.710 8.930 (77,100.00) 89,300.00 12,200.00
1.SEPO7 0.90 01MAROS 0.00 7.750 8.930 (69,750.00) 80,370.00 10,620.00
18SEP07 0.90 G1MAROB 0.00 8.018 8.930 (72,163.80) 80,370.00 8,206.20
255EPQ7 0.90 01MARO8 0.00 8.013 8.930 (72,112.50) 80,370.00 8,257.50
020CT07 0.90 01MARCS 0.00 8.158 8.930 (73,419.30) 80,370.00 6,950.70
090CT07 0.90 01MARCS 0.00 7.920 8.930 (71,280.00) 80,370.00 9,090.00
160CTO07 .90 01MARCS 0.00 8.184 8.930 {73,658.70) 80,370.00 6,711.30
230CT07 0.90 01MAROS 0.00 7.770 8.930 (69,930.00) 80,370.00 10,440.00
300CTO07 0.90 01MAROS 0.00 8.265 8.930 (74,385.00) 890,370.00 5,985.00
06NOVO7 1.00 01MAROS 0.00 8.176 8.930 (81,759.00) 89,300.00 7,541.00
13NOVOo7 0.90 01MAROS 0.00 8.236 8.930 (74,124.00) 80,370.00 6,246.00
20NOVO7 0.90 01MAROS 0.00 7.802 8.930 (70,219.80) 80,370.00 10,150.20
27NOVO7 0.90 01MAROB 0.00 7.736 8.930 (69,619.50) 80,370.00 10,750.50
04DECO07 0.90 01MAROS 0.00 7.185% 8.930 (64,662.30) 80,370.00 15,707.70
11DECO07 0.90 01MARO8 0.00 7.241 8.930 (65,169.00) 80,370.00 15,201.00
18DECO07 0.90 01MARCS 0.00 7.280 8.930 (65,520.00) 80,370.00 14,850.00
26DECO7 0.9%0 01MAROS 0.00 7.167 8.930 (64,503.00) 80,370.00 15,867.00
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ZAI*NET Version

Trade Date

sxszsesxx===

02JANOB
03JANO8
15JANOB
22JANOB
23JANO8
OSFEBOS8
12FEBO8
19FEBO8
26FEBO8

Trade Type:

03NOVO6
27FEBO8
27FEBO8
27FEB08
27FEBO8

603

ld: 4599CC

PUT/CALL Contracts Month

===zs=s= =sz==s====s= ss=sss=s
1.00 01MARO8
0.90 01MAROS
0.90 01MARO8
0.90 01MAROS8
0.%0 01MAROS8
0.390 01MARO8
0.90 01MARO8
0.90 01MAROS
1.00 01MAROS

116.40

FUTURE

9.00 01MARO8
(1.00) 01MAROS
(5.00) 01MAROS
(2.00) 0O1MAROS
(1.00) O1MAROS

0.00
116.40 *01MAROS8

116.40

Strike Pr

o oo oo

0.
0.
0.
0.
0.
0.
0.
0.
0.

.

ce

.00
.00
.00
.00
.00

E&GLASTMONTH
Database: Zainet_Merant_Prod

SCE&G March 2008 Results

Trade P
[E——
7
7

R R N 2

® ® ® ® 0

rice
sma=
.670
.976
.237
.880
.979
.978
.520
.869
.201

-180
.905
.925
.930
.940

Market Price

8.
8.
.930
.930
.930
-930
-930
.930
.930

W ™ m®®™®® o

® ® © ™ o

930
930

.930
.930
.930
.930
.930

Tctal Cost

(76,696.
(71,784 .
(74,132.
(70,920.
(71,813.
(71,798
(76,680.
(79,819.
(92,010.

{10,143,593.

(826,200.
89,050.00
446,250.00
178,600.00
89,400.00

(10,166,493.

Current Value

======z=z======zso===
89,300.00
80,370.00
80,370.00
80,370.00
80,370.00
80,370.00
80,370.00
80,370.00
89,300.00

10,394,520.00

803,700.00

(89,300.00)
{446,500.00)
(178,600.00)

(89,300.00

10,394,520.00

08APR08 13:20
a/o 31MAROS

Mark to Market
====sszaz=zsssssss==s
12,604.00

8,586.00

6,237.90

9,450.00

8,556.30

8,571.60

3,690.00

550.80

(2,710.

250,926.80

(22,500.
(250.00)
(250.00)

0.00
100.00

00)

228,026.80
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Trade Date

Trade Type: FIXED FINA
29FEBO8 ¢ &
Trade Type: FIXED SWAE
25MARO8 9z.C
Trade Type: FUTURE
27MAR08 (S
B LéE jb
Trade Type: FIXED FINA
29FEBO8 84 .¢
Trade Type: FIXED SWAP
25MARO8 8z.¢
Trade Type: FUTURE
03NOVO06 LY
Trade Type: FIXED FINA
29FEBO8 79,5
Trade Type: FIXED SWAP
25MAROS8 7LE
Trade Type: FUTURE
03NOVOE 4.t
) Lt;( -t
Trade Type: FIXED FINA
25FEBO8 ah .
Trade Type: FIXED SWAP
25MARO8 44 .t
Trade Type: FUTURE
07MARO7 o
B
Trade Type: FIXED FINA
04MARO8 47,
Trade Type: FIXED SWAD
25MAROS 3.

d: 4599CC

0 C1lAPRO8

=3

C1APRO8

] C1APROB

0 *ClAPROS8

0 C1MAY(Q8

0 01MAYO08

0 C1MAYO08

0 *01MAYO08

0 01JUNO8

0 01JUNO8

0 01JUNO8

0 *01JUNO8

0 01JUL0O8

J0 01JULO8

10 01JULO08

10 *01JULOB

) 01AUGO8

0 01AUGO8

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Trade Price

639

=3

653

<

628

579

526

.128

.097

-710

-610

.135

.750

.62

.849

-630

.681

-890

.730

-642

Market Price

0.000

747.084

57.4€8

808.080

10.101

783.629

10.17

.318

10.258

659.392

Total Cost

(60,960.00)

(7,623,985.10)

136,500.00

(7,548,445.10)

(131,615.00)

(6,810,230.50)

(387,500.00)

(7,329,345.50)

(177,805.00)

(6,395,811.00)

(313,600.00)

(6,887,216.00)

(95,670.00)

(3,615,049.30)

{473,400.00)

(4,184,119.30)

(154,670.00)

(2,428,656.80)

Current Value

08APRO8 13:23
a/o 31MAROB

Mark to Market

8,811,760.00

8,811,760.00

9,631.20

8,363,628.00

505,050.00

8,878,309.20

23,557.90

7,917,706.00

407,080.00

8,348,343.90

22,113.90

4,595,584.00

615,480.00

5,233,177.%0

105,640.40

3,193,830.00

(60,960.00)

1,187,774.90

136,500.00

1,263,314.90

{121,983.80)

1,553,397.50

117,550.00

1,548,963.70

(154,247.10)

1,521,895.00

93,480.00

1,461,127.90

(73,556.10)

980,534.70

142,080.00

1,049,058.60

(43,029.60)

765,273.20
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ZAI*NET Version: 603 Bui.d: 4599CC
Month
Trade Type: FUTURE T
07MAROQ7 12.¢ 0 01AUGO8
- 91,7';> *01AUG08
Trade Type: FIXED FINA
03MARO8 35 .€:0 C1SEPO8
Trade Type: FIXED SWAP
25MAROS 26.¢ 30 01SEPO8
Trade Type: FUTURE
07MARO?7 {0 01SEP08
) ;4 .);7 *01SEP08
Trade Type: FIXED FINA
04MAROS 69.° 30 010CT08
Trade Type: FIXED SWAFP
25MARO8 14. 20 010CTO08
Trade Type: FUTURE
07MARO7 23.:.00 010CT08
a 1éwA<D;7 *010CT08
Trade Type: FIXED FINA
04MAROS 21.:30 01NOV08
Trade Type: FIXED SWAP
25MAROB 63.:00 01NOVO08
Trade Type: FUTURE
10MAYO07 18 700 01NOVO8
N 103 -éé- *01NOVO08
Trade Type: FIXED FINA
C4MARO8 48 00 01DECO08
Trade Type: FIXED SWAP
Z5MARO8 “6. 00 01DEC08
Trade Type: FUTURE
13JUNO7 =8 00 01DECO08
o ;02 ;;0 *01DECO08

Trade Type:

F'XED FIKA

E&GOPENPOSITIONS
Database: Zainet_Merant_Prod

SCE&G Outstanding Positions

Trade Price

7.950

0.790

455.800

-~

-980

463.

536.927

26.845

506.199

28.835

Market Price

10

567

10

571.

10.

648

31

603.

32.

.303

.445

.215

.313

065

383

.613

.839

.700

515

919

Total Cost

{1,033,500.00)

(3,616,826.80)

{130, 320.00)

{2,170,348.80)

(957,600.00)

{3,258,268.80)

(614,200.00)

(655,507.80)

(1,860,700.00)

(3,130,407.80)

(280,630.00})

(5,439,727.20)

(1,612,100.00)

(7,332,457.20)

(683,020.00)

(6,662,924.50)

{3,645,750.00)

(10,991,694.50)

Current Value

1,339,390.

4,638,960.

71,138.

50

2,743,258

1,237,560.

4,051,956.

679,569.

1,526,301.

2,388,090.

4,593,960.

352,876.

6,794,487.

1,913,940.

9,061,303.

817,507.

8,350,453.

oo

4,169,740.00

13,337,700.60

08APRO8 13:23
a/o 31MAROS

Mark to Market

1,022,133.60

(59,181.50)

572,909.20

279,960.00

793,687.70

65,369.10

870,793.20

527,390.00

1,463,552.30

72,246.40

1,354,759.80

301,840.00

1,728,846.20

134,487.60

1,687,528.50

523,990.00

2,346,006.10
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ZAI*NET Version:

04MAROS

Trade Type:

25MAROS

Trade Type:

170CT07

Trade Type:

25MAROB

Trade Type:

170CT07

Trade Type:

25MAROS

Trade Type:

170CT07

Trade Type:

25MAROS

Trade Type:

170CT07

Trade Type:

25MARO8

Trade Type:

170CTO07

Trade Type:

25MAROS

Trade Type:

25MAROS

603

Bul

Contracts
= =s==z===z=
23.5
FIXED SWAP
73.L
FUTURE
42 .¢
o 4C .2
FIXED SWAL

67
FUTURE
5C
FIXED SWAE
51
FUTURE
3
e
FIXED SWAP
36,
FUTURE
36
e

FIXED SAAP

3.

FUTURE

FIXED SWAP

FIAXED S5WA?

d: 4599CC
Month
0 01JANOS

0 01JANOY

] 01JANOS

0 *01JANOCS

0 01FEBOY

0 01FEBO9

0  *01FEBO9

10 01MARC9

)0 C1MARO9

30 *01MAROS

30 01APRO9

20 01APROS

30  *01APROS

30 01MAY0S

+20 01MAY09

90  *01MAY09
00 01JUNO9
00 *01JUNOS
90 01JULOS

.00 *01JULOY

Trade Price

452

38.

336

©

220.

187

©

174

.59¢

960

.324

.210

.060

.970

954

.070

.957

.010

.879

E&GOPENPOSITIONS
Database: 2ainet_Merant_prod

Market Price

536

44.

401

11

338

10.

248

254.

192

.784

732

.508

.153

.303

913

-886

.218

.1C4

. 048

744

444

SCE&G Outstanding Positions

Total Cost

(366,865.00)

(6,824,201.60)

(4,210,300.00)

(11,401,366.60)

(6,299,913.20)

(4,605,000.00)

{10,904,913.20)

(4,668,761.40)

(3,139,500.00)

{7,808,261.40)

(2,974,996.20)

(2,421,000.00)

(5,395,996.20)

(2,653,543.00)

(2,002,500.00)

(4,656,043.00)

(2,903,632.00)

(2,903,632.00)

(3,030,045.60)

(3,030,045.60)

Current Value
s===za=s

436,987.

8,185,956.

4,808,690.

13,431,633.

7,572,887.

5,576,500.

13,149,387.

5,652,934.

3,819,550.

9,472,484.

3,373,788.00

2,765,400.

6,139,188.

2,967,744.00

2,262,000,

5,229,744.

3,266,182.

3,266,182.

3,409,008.

3,409,008.

08APRO8 13:23
a/o 31MAROS

Mark to Market

70,122.60

1,361,754.40

598,390.00

2,030,267.00

1,272,3973.80

971,500.00

2,244,473.80

984,172.60

680, 050.00

1,664,222.60

398,7391.80

344,400.00

743,191.80

314,201.00

259,500.00

573,701.00

362,550.00

362,550.00

378,962.40

378,962.40
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ZAI*NET Version

Trade Date

Trade Type:

25MARO0B

Trade Type:

25MAROS8

Trade Type:

23MARO8

Trade Type:

25MAROS

Trade Type:

28MAROS

Trade Type:

25MARO8

602

Contract:s

FIXED SWAP
AN
FUTURE
N
36 .t
FIXED SWAF
17.
FUTURE
23
FIXED SWAP
1.
FUTURE
12
23
1.783.

Bui

.d: 4599CC

10 01AUGO9

20 01AUGOS

30  *01AUGO9

20 J1SEP09

20 01SEPQ9

00 *O01SEPOS

‘00 010CTO09

00 010CTO09

90 *Q10CT09

00

Trade Price

Zxrexws

119.

80.

36

775

-940

01s

-960

.470

.030

E&GOPENPOSITIONS

Market Price

129

83.

37

,038

070

.230

.212

-303

Database: Zainet_ Merant Prod

SCE&G Outstanding Positions

Total Cost

(2,495,221.

{625,800.

(3,121, 021.

{1,517,429.20)

(627,200.

(2,144,629,

(1,233,905.00)

(903,000.

{107,781,595.

Current Value
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2,728,232.00

645,190.00

3,373,422.00

1,596,790.00

646,100.00

2,242,890.00

1.265,208.00

128,864,918.60

08APRO8 13:23
a/o 31MAROS8

Mark to Market

233,010.20

19,390.00

252,400.20

79,360.80

18,9500.00

98,260.80

31,303.00

27,300.00

21,083,323.60



